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Account: 3015463600  Base: USD   NAV Value: 6,839,171,283.53

Currency: USD     Rate: 1.0000
13607RAC4 CANADIAN IMPERIAL BANK OF COMMERCE NOTES VARIABLE 06/SEP/2019 USD 100010,084,000.00 10,096,705.84 100.0534 10,089,381.30 10,096,705.84 10,089,381.30 46,970.50 (7,324.54) 10,136,351.80 0.15%

17325FAF5 CITIBANK NA CALLABLE NOTES FIXED 1.85% 18/SEP/2019 USD 10008,345,000.00 8,320,298.80 99.9020 8,336,823.05 8,320,298.80 8,336,823.05 57,032.80 16,524.25 8,393,855.85 0.12%

17325FAG3 CITIBANK NA NOTES VARIABLE 18/SEP/2019 USD 1000 46,955,000.00 46,991,725.80 100.0369 46,972,337.58 46,991,725.80 46,972,337.58 152,770.61 (19,388.22) 47,125,108.19 0.69%

3133EJGC7 FEDERAL FARM CREDIT BANKS BOND VARIABLE 13/MAR/2020 USD 100025,000,000.00 24,995,011.00 99.9939 24,998,464.40 24,995,011.00 24,998,464.40 86,430.61 3,453.40 25,084,895.01 0.37%

3133EH2Z5 FEDERAL FARM CREDIT BANKS BOND VARIABLE 18/DEC/2019 USD 100050,000,000.00 49,995,000.00 99.9981 49,999,046.64 49,995,000.00 49,999,046.64 148,500.00 4,046.64 50,147,546.64 0.73%

3133EHU92 FEDERAL FARM CREDIT BANKS BOND VARIABLE 20/SEP/2019 USD 100056,975,000.00 56,955,628.50 99.9972 56,973,430.19 56,955,628.50 56,973,430.19 158,279.72 17,801.69 57,131,709.91 0.84%

3133EJTC3 FEDERAL FARM CREDIT BANKS BOND VARIABLE 29/JUN/2020 USD 100050,000,000.00 49,990,050.00 99.9909 49,995,467.37 49,990,050.00 49,995,467.37 99,758.88 5,417.37 50,095,226.25 0.73%

3133EJTD1 FEDERAL FARM CREDIT BANKS BOND VARIABLE 29/JUN/2020 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 58,250.01 0.00 25,058,250.01 0.37%

3130AFK30 FEDERAL HOME LOAN BANKS BOND VARIABLE 10/JUN/2020 USD 500025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 91,576.39 0.00 25,091,576.39 0.37%

3130ADJZ6 FEDERAL HOME LOAN BANKS BOND VARIABLE 28/JAN/2020 USD 500050,000,000.00 50,005,658.50 100.0029 50,001,444.72 50,005,658.50 50,001,444.72 12,088.88 (4,213.78) 50,013,533.60 0.73%

53944VAB5 LLOYDS BANK PLC NOTES FIXED 2.35% 05/SEP/2019 USD 10008,500,000.00 8,497,705.00 99.9877 8,498,956.82 8,497,705.00 8,498,956.82 80,959.29 1,251.82 8,579,916.11 0.13%

9128286Q8 UNITED STATES OF AMERICA NOTES VARIABLE 30/APR/2021 USD 10050,000,000.00 49,998,588.62 99.9974 49,998,708.09 49,998,588.62 49,998,708.09 3,041.08 119.47 50,001,749.17 0.73%

9128285Y2 UNITED STATES OF AMERICA NOTES VARIABLE 31/JAN/2021 USD 10050,000,000.00 49,976,141.22 99.9621 49,981,071.57 49,976,141.22 49,981,071.57 3,007.74 4,930.35 49,984,079.31 0.73%

FIXED INCOME Subtotal 455,822,513.28 455,845,131.73 455,822,513.28 455,845,131.73 998,666.51 22,618.45 456,843,798.24 6.68%

09248U700 BLACKROCK LIQUIDITY FUNDS INSTITUTIONAL SHSFEDFUND PORTFOLIO173,039,058.91 173,039,058.91 100.0000 173,039,058.91 173,039,058.91 173,039,058.91 103,015.08 0.00 173,142,073.99 2.53%

00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARES FUND 19315,000,277.14 5,000,277.14 100.0000 5,000,277.14 5,000,277.14 5,000,277.14 292.12 0.00 5,000,569.26 0.07%

99KL20015 REPO JPMCHASE (CUST) METLIFE0731J 45,004,100.00 45,004,100.00 100.0000 45,004,100.00 45,004,100.00 45,004,100.00 3,175.29 0.00 45,007,275.29 0.66%

AAY9937B5 TRI-PARTY REPO BANK OF NOVA SCOTIA 2.52% 8/1/2019750,000,000.00 750,000,000.00 100.0000 750,000,000.00 750,000,000.00 750,000,000.00 52,500.00 0.00 750,052,500.00 10.97%

USD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (14,172,291.71) 0.00 (14,172,291.71) -0.21%

USD NET RECEIVABLES 0.00 0.0000 0.00 0.00 0.00 256,927.61 0.00 256,927.61 0.00%

CASH EQUIVALENTS Subtotal 973,043,436.05 973,043,436.05 973,043,436.05 973,043,436.05 (13,756,381.61) 0.00 959,287,054.44 14.03%

02665KXA0 AMERICAN HONDA FINAN CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/JUL/2019 DUE 10/OCT/2019 2.25%50,000,000.00 49,756,666.67 99.5742 49,787,083.34 49,756,666.67 49,787,083.34 0.00 30,416.67 49,787,083.34 0.73%

03785EY40 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/FEB/2019 DUE 04/NOV/2019 2.61%35,100,000.00 34,415,657.25 99.3165 34,860,101.25 34,415,657.25 34,860,101.25 0.00 444,444.00 34,860,101.25 0.51%

03785EX41 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/JAN/2019 DUE 04/OCT/2019 2.69%25,000,000.00 24,798,333.33 99.5733 24,893,333.33 24,798,333.33 24,893,333.33 0.00 95,000.00 24,893,333.33 0.36%

03785EV68 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/JAN/2019 DUE 06/AUG/2019 2.66%15,000,000.00 14,937,000.00 99.9667 14,995,000.00 14,937,000.00 14,995,000.00 0.00 58,000.00 14,995,000.00 0.22%

03785EWT7 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 30/APR/2019 DUE 27/SEP/2019 2.47%50,000,000.00 49,754,750.00 99.6548 49,827,416.67 49,754,750.00 49,827,416.67 0.00 72,666.67 49,827,416.67 0.73%

05252WQT3 AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT FIXED DTD 13/MAR/2019 DUE 19/SEP/2019 2.6%35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 356,416.67 0.00 35,356,416.67 0.52%

05971XNW7 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 03/JUL/2019 DUE 05/AUG/2019 2.36%17,000,000.00 17,000,000.00 100.0000 17,000,000.00 17,000,000.00 17,000,000.00 32,318.89 0.00 17,032,318.89 0.25%

05971XPB1 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 15/JUL/2019 DUE 15/OCT/2019 2.24%34,000,000.00 34,000,000.00 100.0000 34,000,000.00 34,000,000.00 34,000,000.00 35,964.44 0.00 34,035,964.44 0.50%

06052TE71 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT FIXED DTD 15/APR/2019 DUE 15/OCT/2019 2.56%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 192,000.00 0.00 25,192,000.00 0.37%

06370RE21 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 12/JUN/2019 DUE 12/SEP/2019 2.37%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 164,583.33 0.00 50,164,583.33 0.73%

06370RF95 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 14/JUN/2019 DUE 21/AUG/2019 2.3%90,000,000.00 90,000,000.00 100.0000 90,000,000.00 90,000,000.00 90,000,000.00 276,000.00 0.00 90,276,000.00 1.32%

06417G5Z7 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 03/APR/2019 DUE 03/OCT/2019 2.57%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 231,300.00 0.00 27,231,300.00 0.40%

06417G6F0 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 22/APR/2019 DUE 22/OCT/2019 2.58%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 180,958.33 0.00 25,180,958.33 0.37%

05586FX28 BNP PARIBAS NEW YORK CERTIFICATE OF DEPOSIT FIXED DTD 10/JUN/2019 DUE 12/AUG/2019 2.34%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 152,100.00 0.00 45,152,100.00 0.66%

06406XV19 BNY MELLON CORPORATE COMMERCIAL PAPER DISCOUNT DTD 01/JUL/2019 DUE 01/AUG/2019 2.31%100,000,000.00 99,993,500.00 100.0000 100,000,000.00 99,993,500.00 100,000,000.00 0.00 6,500.00 100,000,000.00 1.46%

13606BM37 CANADIAN IMPERIAL BANK OF COMMERCE/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 24/SEP/2019 USD50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 28,879.24 0.00 50,028,879.24 0.73%

13606B3J3 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 05/JUL/2019 DUE 08/OCT/2019 2.23%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 83,625.00 0.00 50,083,625.00 0.73%

13606B2M7 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 21/JUN/2019 DUE 24/SEP/2019 2.22%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 126,416.67 0.00 50,126,416.67 0.73%

13606BK62 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 30/NOV/2018 DUE 29/AUG/2019 2.96%13,500,000.00 13,500,000.00 100.0000 13,500,000.00 13,500,000.00 13,500,000.00 270,840.00 0.00 13,770,840.00 0.20%

16677KW33 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 01/APR/2019 DUE 03/SEP/2019 2.45%50,000,000.00 49,821,875.00 99.7938 49,896,875.00 49,821,875.00 49,896,875.00 0.00 75,000.00 49,896,875.00 0.73%

16677KV67 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 03/JUN/2019 DUE 06/AUG/2019 2.39%15,000,000.00 14,937,525.00 99.9669 14,995,041.67 14,937,525.00 14,995,041.67 0.00 57,516.67 14,995,041.67 0.22%

16677KVW0 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 03/JUN/2019 DUE 30/AUG/2019 2.39%44,000,000.00 43,837,611.11 99.8195 43,920,572.22 43,837,611.11 43,920,572.22 0.00 82,961.11 43,920,572.22 0.64%

16677KV59 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/MAY/2019 DUE 05/AUG/2019 2.44%50,000,000.00 49,716,500.00 99.9730 49,986,500.00 49,716,500.00 49,986,500.00 0.00 270,000.00 49,986,500.00 0.73%

17277BWC5 CISCO SYSTEMS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/JUL/2019 DUE 12/SEP/2019 2.3%50,000,000.00 49,800,000.00 99.7375 49,868,750.00 49,800,000.00 49,868,750.00 0.00 68,750.00 49,868,750.00 0.73%

17277BVL6 CISCO SYSTEMS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 25/JUN/2019 DUE 20/AUG/2019 2.32%28,000,000.00 27,943,020.00 99.8828 27,967,193.33 27,943,020.00 27,967,193.33 0.00 24,173.33 27,967,193.33 0.41%

17277BVN2 CISCO SYSTEMS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/JUN/2019 DUE 22/AUG/2019 2.32%29,000,000.00 28,946,833.33 99.8717 28,962,783.33 28,946,833.33 28,962,783.33 0.00 15,950.00 28,962,783.33 0.42%

17277BW50 CISCO SYSTEMS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAY/2019 DUE 05/SEP/2019 2.48%12,000,000.00 11,920,620.00 99.7638 11,971,650.00 11,920,620.00 11,971,650.00 0.00 51,030.00 11,971,650.00 0.18%

19121BVE6 COCA-COLA COMPANY CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAY/2019 DUE 14/AUG/2019 2.45%40,000,000.00 39,797,333.33 99.9133 39,965,333.33 39,797,333.33 39,965,333.33 0.00 168,000.00 39,965,333.33 0.58%

21684XAW6 COOPERATIEVE CENTRALE CERTIFICATE OF DEPOSIT FIXED DTD 23/MAY/2019 DUE 23/SEP/2019 2.48%25,000,000.00 25,000,723.74 100.0013 25,000,327.85 25,000,723.74 25,000,327.85 120,555.56 (395.89) 25,120,883.41 0.37%

21687BV16 COOPERATIEVE CENTRALE CORPORATE COMMERCIAL PAPER DISCOUNT DTD 31/JUL/2019 DUE 01/AUG/2019 2.34%100,000,000.00 99,993,500.00 100.0000 100,000,000.00 99,993,500.00 100,000,000.00 0.00 6,500.00 100,000,000.00 1.46%

21684L4F6 COOPERATIEVE RABOBANK UA/NY CERTIFICATE OF DEPOSIT VARIABLE 30/DEC/2019 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 3,273.61 0.00 25,003,273.61 0.37%

22535CGG0 CREDIT AGRICOLE CRP&IN CERTIFICATE OF DEPOSIT FIXED DTD 24/JUL/2019 DUE 01/OCT/2019 2.21%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 24,555.56 0.00 50,024,555.56 0.73%

22549LSV8 CREDIT SUISSE AG CERTIFICATE OF DEPOSIT FIXED DTD 11/JUL/2019 DUE 07/OCT/2019 2.24%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 65,333.33 0.00 50,065,333.33 0.73%

23341VVP3 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 10/JUN/2019 DUE 10/SEP/2019 2.35%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 84,861.11 0.00 25,084,861.11 0.37%

23341VTK7 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 20/MAR/2019 DUE 30/AUG/2019 2.56%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 381,155.56 0.00 40,381,155.56 0.59%

23341VWS6 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 29/JUL/2019 DUE 29/JAN/2020 2.17%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 9,041.67 0.00 50,009,041.67 0.73%

30215HVS6 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 01/MAY/2019 DUE 26/AUG/2019 2.47%50,000,000.00 49,912,500.00 99.8438 49,921,875.00 49,912,500.00 49,921,875.00 0.00 9,375.00 49,921,875.00 0.73%

30215HV15 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/APR/2019 DUE 01/AUG/2019 2.5%50,000,000.00 49,607,638.89 100.0000 50,000,000.00 49,607,638.89 50,000,000.00 0.00 392,361.11 50,000,000.00 0.73%

30215HYF1 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 24/MAY/2019 DUE 15/NOV/2019 2.42%25,000,000.00 24,705,902.78 99.2874 24,821,861.11 24,705,902.78 24,821,861.11 0.00 115,958.33 24,821,861.11 0.36%

30215HVV9 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/JUL/2019 DUE 29/AUG/2019 2.25%50,000,000.00 49,910,416.67 99.8328 49,916,388.89 49,910,416.67 49,916,388.89 0.00 5,972.22 49,916,388.89 0.73%

30229BVC8 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/JUN/2019 DUE 12/AUG/2019 2.38%50,000,000.00 49,925,666.67 99.9319 49,965,930.56 49,925,666.67 49,965,930.56 0.00 40,263.89 49,965,930.56 0.73%

30229BW52 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/JUN/2019 DUE 05/SEP/2019 2.36%13,000,000.00 12,930,164.72 99.7735 12,970,551.39 12,930,164.72 12,970,551.39 0.00 40,386.67 12,970,551.39 0.19%

30229BV12 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/MAR/2019 DUE 01/AUG/2019 2.51%50,000,000.00 49,906,250.00 100.0000 50,000,000.00 49,906,250.00 50,000,000.00 0.00 93,750.00 50,000,000.00 0.73%

30229BX10 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JUN/2019 DUE 01/OCT/2019 2.3%18,000,000.00 17,909,390.00 99.6255 17,932,595.00 17,909,390.00 17,932,595.00 0.00 23,205.00 17,932,595.00 0.26%

30229BV20 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/MAR/2019 DUE 02/AUG/2019 2.5%26,000,000.00 25,902,435.00 99.9934 25,998,288.33 25,902,435.00 25,998,288.33 0.00 95,853.33 25,998,288.33 0.38%

30229BXR3 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/JUN/2019 DUE 25/OCT/2019 2.23%17,000,000.00 16,875,810.28 99.4782 16,911,293.06 16,875,810.28 16,911,293.06 0.00 35,482.78 16,911,293.06 0.25%

30229BVG9 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 30/MAY/2019 DUE 16/AUG/2019 2.42%50,000,000.00 49,925,333.33 99.9067 49,953,333.33 49,925,333.33 49,953,333.33 0.00 28,000.00 49,953,333.33 0.73%

313384NS4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 01/NOV/2019 USD 100050,000,000.00 49,494,111.11 99.4071 49,703,555.55 49,494,111.11 49,703,555.55 0.00 209,444.44 49,703,555.55 0.73%

313384LG2 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 04/SEP/2019 USD 1000100,000,000.00 99,411,027.78 99.7799 99,779,944.44 99,411,027.78 99,779,944.44 0.00 368,916.66 99,779,944.44 1.46%

313384KC2 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 07/AUG/2019 USD 100050,000,000.00 49,824,222.22 99.9623 49,981,166.67 49,824,222.22 49,981,166.67 0.00 156,944.45 49,981,166.67 0.73%

313384KE8 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 09/AUG/2019 USD 100050,000,000.00 49,698,562.50 99.9470 49,973,500.00 49,698,562.50 49,973,500.00 0.00 274,937.50 49,973,500.00 0.73%

313384KH1 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 12/AUG/2019 USD 100050,000,000.00 49,834,625.00 99.9326 49,966,312.50 49,834,625.00 49,966,312.50 0.00 131,687.50 49,966,312.50 0.73%
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313384KJ7 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 13/AUG/2019 USD 100050,000,000.00 49,856,388.89 99.9267 49,963,333.33 49,856,388.89 49,963,333.33 0.00 106,944.44 49,963,333.33 0.73%

313384KK4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 14/AUG/2019 USD 1000110,000,000.00 109,623,215.00 99.9198 109,911,816.27 109,623,215.00 109,911,816.27 0.00 288,601.27 109,911,816.27 1.61%

313384KL2 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 15/AUG/2019 USD 100050,000,000.00 49,743,798.61 99.9092 49,954,597.22 49,743,798.61 49,954,597.22 0.00 210,798.61 49,954,597.22 0.73%

313384KM0 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 16/AUG/2019 USD 100050,000,000.00 49,740,555.56 99.9027 49,951,354.17 49,740,555.56 49,951,354.17 0.00 210,798.61 49,951,354.17 0.73%

313384LV9 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 17/SEP/2019 USD 100050,000,000.00 49,661,666.67 99.6971 49,848,555.56 49,661,666.67 49,848,555.56 0.00 186,888.89 49,848,555.56 0.73%

313384LX5 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 19/SEP/2019 USD 100050,000,000.00 49,654,479.17 99.6835 49,841,770.83 49,654,479.17 49,841,770.83 0.00 187,291.66 49,841,770.83 0.73%

313384KU2 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 23/AUG/2019 USD 1000100,000,000.00 99,447,500.00 99.8570 99,857,000.00 99,447,500.00 99,857,000.00 0.00 409,500.00 99,857,000.00 1.46%

313384ME6 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 26/SEP/2019 USD 100050,000,000.00 49,631,875.00 99.6383 49,819,166.67 49,631,875.00 49,819,166.67 0.00 187,291.67 49,819,166.67 0.73%

313384KZ1 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 28/AUG/2019 USD 1000100,000,000.00 99,407,236.11 99.8241 99,824,125.00 99,407,236.11 99,824,125.00 0.00 416,888.89 99,824,125.00 1.46%

313384LB3 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 30/AUG/2019 USD 100092,500,000.00 92,261,902.43 99.8264 92,339,422.57 92,261,902.43 92,339,422.57 0.00 77,520.14 92,339,422.57 1.35%

40435RDS7 HSBC BANK USA NA CERTIFICATE OF DEPOSIT FIXED 2.38% 05/AUG/2019 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 46,277.78 0.00 50,046,277.78 0.73%

40435RDR9 HSBC BANK USA NA CERTIFICATE OF DEPOSIT FIXED 2.38% DTD 17/JUL/2019 DUE 05/AUG/201950,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 49,583.33 0.00 50,049,583.33 0.73%

4497W1Y83 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/MAY/2019 DUE 08/NOV/2019 2.51%26,000,000.00 25,667,777.72 99.3125 25,821,249.97 25,667,777.72 25,821,249.97 0.00 153,472.25 25,821,249.97 0.38%

46640QYJ4 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/MAY/2019 DUE 18/NOV/2019 2.56%25,000,000.00 24,690,347.22 99.2582 24,814,548.61 24,690,347.22 24,814,548.61 0.00 124,201.39 24,814,548.61 0.36%

53947CBL1 LLOYDS BANK CORPORATE CERTIFICATE OF DEPOSIT FIXED DTD 03/JUN/2019 DUE 03/SEP/2019 2.45%39,000,000.00 39,000,000.00 100.0000 39,000,000.00 39,000,000.00 39,000,000.00 156,595.83 0.00 39,156,595.83 0.57%

59157UV15 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/APR/2019 DUE 01/AUG/2019 2.59%33,000,000.00 32,907,389.72 100.0000 33,000,000.00 32,907,389.72 33,000,000.00 0.00 92,610.28 33,000,000.00 0.48%

59157UX21 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/APR/2019 DUE 02/OCT/2019 2.62%15,750,000.00 15,559,980.63 99.5574 15,680,288.75 15,559,980.63 15,680,288.75 0.00 120,308.12 15,680,288.75 0.23%

59157UXB1 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/JUL/2019 DUE 11/OCT/2019 2.28%43,000,000.00 42,749,226.39 99.5641 42,812,579.72 42,749,226.39 42,812,579.72 0.00 63,353.33 42,812,579.72 0.63%

59157UVC1 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 11/FEB/2019 DUE 12/AUG/2019 2.71%22,000,000.00 21,705,261.11 99.9190 21,982,186.11 21,705,261.11 21,982,186.11 0.00 276,925.00 21,982,186.11 0.32%

59157UX47 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JUN/2019 DUE 04/OCT/2019 2.38%22,000,000.00 21,900,963.33 99.6053 21,913,173.33 21,900,963.33 21,913,173.33 0.00 12,210.00 21,913,173.33 0.32%

60710A2N1 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT FIXED DTD 13/FEB/2019 DUE 09/AUG/2019 2.68%41,350,000.00 41,358,408.28 100.0065 41,352,690.65 41,358,408.28 41,352,690.65 520,228.94 (5,717.63) 41,872,919.59 0.61%

55379WT89 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPOSIT FIXED DTD 11/JUL/2019 DUE 11/OCT/2019 2.27%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 66,208.33 0.00 50,066,208.33 0.73%

63763QV53 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/MAY/2019 DUE 05/AUG/2019 2.52%20,000,000.00 19,871,533.33 99.9727 19,994,533.33 19,871,533.33 19,994,533.33 0.00 123,000.00 19,994,533.33 0.29%

63763QV87 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/MAY/2019 DUE 08/AUG/2019 2.52%40,000,000.00 39,777,451.39 99.9524 39,980,973.61 39,777,451.39 39,980,973.61 0.00 203,522.22 39,980,973.61 0.58%

63763QW60 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 11/DEC/2018 DUE 06/SEP/2019 3%18,000,000.00 17,603,225.00 99.7050 17,946,900.00 17,603,225.00 17,946,900.00 0.00 343,675.00 17,946,900.00 0.26%

63763QVW4 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 23/MAY/2019 DUE 30/AUG/2019 2.48%50,000,000.00 49,893,055.56 99.8228 49,911,388.89 49,893,055.56 49,911,388.89 0.00 18,333.33 49,911,388.89 0.73%

63763QVS3 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAY/2019 DUE 26/AUG/2019 2.48%11,000,000.00 10,933,917.50 99.8313 10,981,437.50 10,933,917.50 10,981,437.50 0.00 47,520.00 10,981,437.50 0.16%

63253KVG9 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/MAY/2019 DUE 16/AUG/2019 2.42%15,000,000.00 14,905,216.67 99.8992 14,984,875.00 14,905,216.67 14,984,875.00 0.00 79,658.33 14,984,875.00 0.22%

63253KY19 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 30/JUL/2019 DUE 01/NOV/2019 2.18%50,000,000.00 49,715,388.89 99.4429 49,721,444.45 49,715,388.89 49,721,444.45 0.00 6,055.56 49,721,444.45 0.73%

64105HYC0 NESTLE CAP CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/FEB/2019 DUE 12/NOV/2019 2.65%25,000,000.00 24,692,048.61 99.2990 24,824,756.94 24,692,048.61 24,824,756.94 0.00 132,708.33 24,824,756.94 0.36%

65558TJC0 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 05/JUN/2019 DUE 05/SEP/2019 2.41%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 103,027.50 0.00 27,103,027.50 0.40%

65558THH1 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 06/MAY/2019 DUE 07/OCT/2019 2.53%36,000,000.00 36,000,000.00 100.0000 36,000,000.00 36,000,000.00 36,000,000.00 220,110.00 0.00 36,220,110.00 0.53%

65558TGJ8 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 10/APR/2019 DUE 10/SEP/2019 2.55%42,000,000.00 42,000,000.00 100.0000 42,000,000.00 42,000,000.00 42,000,000.00 336,175.00 0.00 42,336,175.00 0.62%

65558TKV6 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 30/JUL/2019 DUE 31/OCT/2019 2.18%16,000,000.00 16,000,000.00 100.0000 16,000,000.00 16,000,000.00 16,000,000.00 1,937.78 0.00 16,001,937.78 0.23%

67984WLW6 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/JUN/2019 DUE 09/OCT/2019 2.46%35,000,000.00 34,698,650.00 99.5285 34,834,975.00 34,698,650.00 34,834,975.00 0.00 136,325.00 34,834,975.00 0.51%

67984XFL5 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/JUN/2019 DUE 16/SEP/2019 2.37%20,000,000.00 19,876,233.33 99.6972 19,939,433.33 19,876,233.33 19,939,433.33 0.00 63,200.00 19,939,433.33 0.29%

67983UXP3 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/JUL/2019 DUE 23/OCT/2019 2.28%21,000,000.00 20,879,022.50 99.4859 20,892,030.83 20,879,022.50 20,892,030.83 0.00 13,008.33 20,892,030.83 0.31%

67983UV18 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAR/2019 DUE 01/AUG/2019 2.59%15,000,000.00 14,878,770.83 100.0000 15,000,000.00 14,878,770.83 15,000,000.00 0.00 121,229.17 15,000,000.00 0.22%

67983UYR8 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAY/2019 DUE 25/NOV/2019 2.53%14,000,000.00 13,828,500.00 99.2106 13,889,477.78 13,828,500.00 13,889,477.78 0.00 60,977.78 13,889,477.78 0.20%

69372BV64 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 03/JUL/2019 DUE 06/AUG/2019 2.35%10,000,000.00 9,978,183.33 99.9679 9,996,791.67 9,978,183.33 9,996,791.67 0.00 18,608.34 9,996,791.67 0.15%

69372BVG2 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JUL/2019 DUE 16/AUG/2019 2.3%17,000,000.00 16,967,983.33 99.9058 16,983,991.67 16,967,983.33 16,983,991.67 0.00 16,008.34 16,983,991.67 0.25%

69372BVM9 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/JUL/2019 DUE 21/AUG/2019 2.28%20,000,000.00 19,964,072.22 99.8761 19,975,222.22 19,964,072.22 19,975,222.22 0.00 11,150.00 19,975,222.22 0.29%

71708FY63 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/JUL/2019 DUE 06/NOV/2019 2.28%26,000,000.00 25,809,492.22 99.4126 25,847,278.89 25,809,492.22 25,847,278.89 0.00 37,786.67 25,847,278.89 0.38%

71708FVD1 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/MAY/2019 DUE 13/AUG/2019 2.49%50,000,000.00 49,690,347.22 99.9183 49,959,166.67 49,690,347.22 49,959,166.67 0.00 268,819.45 49,959,166.67 0.73%

71708FZH8 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 18/JUN/2019 DUE 17/DEC/2019 2.3%25,000,000.00 24,717,187.50 99.1375 24,784,375.00 24,717,187.50 24,784,375.00 0.00 67,187.50 24,784,375.00 0.36%

71708FVU3 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAY/2019 DUE 28/AUG/2019 2.49%20,000,000.00 19,876,311.11 99.8185 19,963,700.00 19,876,311.11 19,963,700.00 0.00 87,388.89 19,963,700.00 0.29%

71838MV23 PHILIP MORRIS INTL INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 23/JUL/2019 DUE 02/AUG/2019 2.33%75,000,000.00 74,980,833.33 99.9936 74,995,208.34 74,980,833.33 74,995,208.34 0.00 14,375.01 74,995,208.34 1.10%

83050PBG3 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 06/JUN/2019 DUE 07/AUG/2019 2.4%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 93,333.33 0.00 25,093,333.33 0.37%

83050PAE9 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 16/APR/2019 DUE 16/OCT/2019 2.58%18,000,000.00 18,000,000.00 100.0000 18,000,000.00 18,000,000.00 18,000,000.00 138,030.00 0.00 18,138,030.00 0.27%

83050PBQ1 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 17/JUN/2019 DUE 19/AUG/2019 2.33%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 145,625.00 0.00 50,145,625.00 0.73%

83050PBR9 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 18/JUN/2019 DUE 19/AUG/2019 2.33%23,000,000.00 23,000,000.00 100.0000 23,000,000.00 23,000,000.00 23,000,000.00 65,498.89 0.00 23,065,498.89 0.34%

86565BH20 SUMITOMO MITSUI BANKING CORP/NEW YORK CERTIFICATE OF DEPOSIT VARIABLE 24/JAN/2020 USD 100048,000,000.00 48,000,000.00 100.0000 48,000,000.00 48,000,000.00 48,000,000.00 25,804.07 0.00 48,025,804.07 0.70%

86565BC25 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 06/JUN/2019 DUE 09/SEP/2019 2.4%70,000,000.00 70,000,000.00 100.0000 70,000,000.00 70,000,000.00 70,000,000.00 261,333.33 0.00 70,261,333.33 1.03%

86959RAS9 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 08/APR/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 82,804.32 0.00 50,082,804.32 0.73%

86958J2Q1 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 12/SEP/2019 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 37,487.90 0.00 25,037,487.90 0.37%

86958J3Z0 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 22/OCT/2019 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 17,440.98 0.00 25,017,440.98 0.37%

86959RAJ9 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 27/MAR/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 9,838.04 0.00 50,009,838.04 0.73%

87019VXD4 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 05/JUN/2019 DUE 07/OCT/2019 2.43%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 115,425.00 0.00 30,115,425.00 0.44%

87019VXK8 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 15/JUL/2019 DUE 15/NOV/2019 2.29%100,000,000.00 100,000,000.00 100.0000 100,000,000.00 100,000,000.00 100,000,000.00 108,138.89 0.00 100,108,138.89 1.46%

87019VXQ5 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 29/JUL/2019 DUE 29/NOV/2019 2.23%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 7,433.33 0.00 40,007,433.33 0.58%

88603GLD0 THUNDER BAY FNDNG LL CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/JUN/2019 DUE 09/OCT/2019 2.46%40,000,000.00 39,655,600.00 99.5285 39,811,400.00 39,655,600.00 39,811,400.00 0.00 155,800.00 39,811,400.00 0.58%

88603YFL0 THUNDER BAY FNDNG LL CORPORATE COMMERCIAL PAPER VARIABLE DTD 10/JUN/2019 DUE 10/DEC/201927,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 40,909.79 0.00 27,040,909.79 0.40%

88602UV80 THUNDER BAY FNDNG LLC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/JUN/2019 DUE 08/AUG/2019 2.46%18,000,000.00 17,924,085.00 99.9531 17,991,565.00 17,924,085.00 17,991,565.00 0.00 67,480.00 17,991,565.00 0.26%

88602UVL1 THUNDER BAY FNDNG LLC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/FEB/2019 DUE 20/AUG/2019 2.65%16,000,000.00 15,824,782.22 99.8649 15,978,382.22 15,824,782.22 15,978,382.22 0.00 153,600.00 15,978,382.22 0.23%

89114MPH4 TORONTO-DOMINION BANK/NY CALLABLE CERTIFICATE OF DEPOSIT VARIABLE 06/DEC/2019 USD 100045,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 82,623.89 0.00 45,082,623.89 0.66%

89114MW52 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 01/JUL/2019 DUE 01/AUG/2019 2.41%23,000,000.00 23,000,000.00 100.0000 23,000,000.00 23,000,000.00 23,000,000.00 47,731.39 0.00 23,047,731.39 0.34%

89114MN94 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 06/JUN/2019 DUE 06/NOV/2019 2.39%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 92,944.44 0.00 25,092,944.44 0.37%

89114MH75 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 09/MAY/2019 DUE 19/AUG/2019 2.528%12,000,000.00 12,002,400.00 100.0055 12,000,654.55 12,002,400.00 12,000,654.55 70,784.00 (1,745.45) 12,071,438.55 0.18%

89114MPS0 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 10/DEC/2018 DUE 01/AUG/2019 2.92%33,000,000.00 33,000,000.00 100.0000 33,000,000.00 33,000,000.00 33,000,000.00 626,340.00 0.00 33,626,340.00 0.49%

89114MNA1 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 23/NOV/2018 DUE 25/NOV/2019 3.1%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 583,575.00 0.00 27,583,575.00 0.40%

89114MFU6 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 25/SEP/2018 DUE 25/SEP/2019 2.8%23,000,000.00 23,000,000.00 100.0000 23,000,000.00 23,000,000.00 23,000,000.00 554,555.56 0.00 23,554,555.56 0.34%

89114MM20 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 29/MAY/2019 DUE 30/SEP/2019 2.47%15,000,000.00 15,000,499.65 100.0016 15,000,243.73 15,000,499.65 15,000,243.73 65,866.67 (255.92) 15,066,110.40 0.22%

89233HWB6 TOYOTA MOTOR CREDIT CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/MAR/2019 DUE 11/SEP/2019 2.57%45,000,000.00 44,722,895.83 99.7324 44,879,562.50 44,722,895.83 44,879,562.50 0.00 156,666.67 44,879,562.50 0.66%

90275DJJ0 UBS AG STAMFORD BRAN CERTIFICATE OF DEPOSIT FIXED DTD 27/FEB/2019 DUE 27/AUG/2019 2.62%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 338,416.67 0.00 30,338,416.67 0.44%

912796SE0 UNITED STATES OF AMERICA BILL ZERO CPN 22/AUG/2019 USD 100100,000,000.00 98,788,611.11 99.8571 99,857,083.34 98,788,611.11 99,857,083.34 0.00 1,068,472.23 99,857,083.34 1.46%

90333VS35 US BANK N.A. CERTIFICATE OF DEPOSIT FIXED DTD 29/MAY/2019 DUE 02/JAN/2020 2.4%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 213,333.33 0.00 50,213,333.33 0.73%

90333VS92 US BANK N.A. CERTIFICATE OF DEPOSIT VARIABLE DTD 28/JUN/2019 DUE 30/MAR/202050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 6,519.44 0.00 50,006,519.44 0.73%

93114FVK7 WAL-MART INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 21/MAY/2019 DUE 19/AUG/2019 2.46%14,000,000.00 13,924,400.00 99.8800 13,983,200.00 13,924,400.00 13,983,200.00 0.00 58,800.00 13,983,200.00 0.20%

94989R6C7 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT FIXED DTD 11/MAR/2019 DUE 11/DEC/2019 2.6%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 258,194.44 0.00 25,258,194.44 0.37%

95001KAB0 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 23/JAN/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 29,889.14 0.00 50,029,889.14 0.73%

Version 2.3 Page 2 of 3



Account: 3015463600 - LGIP INVESTMENT A/C Created: 07 Aug 2019  14:16

Security No. Security Description Holding Cost (Local) Price (Local) Market Value (Local) Cost (Base) Market Value (Base)
Accrued Income 

(Base)

Unrealised Gain/Loss 

(Base)

Market Value + Accrued 

Income (Base)
% of Fund

Detailed NAV
As at: 31 Jul 2019

GROUP BY CURRENCY   IDENTIFIER = S   CONSOLIDATED = NO

95001KBY9 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 26/MAR/2020 USD 10009,000,000.00 9,000,000.00 100.0000 9,000,000.00 9,000,000.00 9,000,000.00 3,587.63 0.00 9,003,587.63 0.13%

95001KAJ3 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 29/APR/2020 USD 100031,700,000.00 31,695,245.00 99.9853 31,695,347.63 31,695,245.00 31,695,347.63 6,263.73 102.63 31,701,611.36 0.46%

95001KAH7 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 29/OCT/2019 USD 100043,820,000.00 43,815,618.00 99.9936 43,817,173.93 43,815,618.00 43,817,173.93 8,256.90 1,555.93 43,825,430.83 0.64%

96130ABK3 WESTPAC BANKING CORP/NY CERTIFICATE OF DEPOSIT VARIABLE 16/SEP/2019 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 62,687.50 0.00 50,062,687.50 0.73%

96130ABH0 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 13/DEC/2018 DUE 13/SEP/2019 2.97%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 952,875.00 0.00 50,952,875.00 0.75%

96130ABP2 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 18/DEC/2018 DUE 18/SEP/2019 2.92%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 494,940.00 0.00 27,494,940.00 0.40%

SHORT TERM INVESTMENTS Subtotal 5,403,105,038.23 5,413,304,989.93 5,403,105,038.23 5,413,304,989.93 9,968,811.06 10,199,951.70 5,423,273,800.99 79.30%

EXPENSE              00015ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (233,370.14) 0.00 (233,370.14) 0.00%

MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (233,370.14) 0.00 (233,370.14) 0.00%

USD  Subtotal 6,831,970,987.56 6,842,193,557.71 6,831,970,987.56 6,842,193,557.71 (3,022,274.18) 10,222,570.15 6,839,171,283.53 100.00%

3015463600 Grand Total 6,831,970,987.56 6,842,193,557.71 (3,022,274.18) 10,222,570.15 6,839,171,283.53 100.00%
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